
Carrying Cost Plus
Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:
   Bills  2,201,617,138.59$                2,210,131,500.00$                NA
   Notes  5,982,837,484.67$                5,941,009,500.00$                40,047,819.25$         

Federal Agency:
   SBA 657,174,009.75$                  648,442,395.16$                   2,373,348.97$           
   MBS 602,986,235.79$                  584,345,522.31$                   2,676,202.66$           
   Bonds  6,464,678,424.83$                6,399,111,718.15$                42,944,034.35$         
   Floaters -$                                      -$                                      -$                          
   Discount Notes 7,132,463,679.76$                7,163,649,625.00$                NA
   FHLMC PC 2,409,004.53$                      2,565,180.54$                       38,792.78$               
   GNMA 337,380.05$                         378,525.70$                          3,335.83$                 

Bankers Acceptances -$                                      -$                                      NA
Bank Notes 824,977,076.94$                  824,666,660.50$                   3,094,465.29$           
CDs 7,708,046,386.75$                7,703,969,358.89$                39,943,592.45$         
Commercial Paper 5,807,815,059.14$                5,835,180,274.19$                NA

Corporate:
   Floaters 184,678,873.22$                  184,487,392.90$                   1,616,557.31$           
   Bonds 1,385,561,382.01$                1,370,169,666.58$                19,429,199.94$         

Repurchase Agreements -$                                      -$                                      NA
Reverse Repurchase (299,250,000.00)$                 (299,250,000.00)$                  (90,883.33)$              

Time Deposits 6,620,495,000.00$                6,620,495,000.00$                NA
AB 55 & GF Loans 5,370,520,266.41$                5,370,520,266.41$                NA

TOTAL 50,647,347,402.44$              50,559,872,586.33$              152,076,465.50$       

Fair Value Including Accrued Interest 50,711,949,051.83$              

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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